
STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local0.020 0.02 0.021.000000 0.00 0.00
1.000000Base 0.02 0.021.000000 0.00 0.00

US DOLLAR  Total
0.020 Local 0.02 0.02 0.00 0.00

Base 0.02 0.02 0.00 0.00

Base0.020 0.02 0.02 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

19 Apr 20181.6303785EDK7 APPLE INC

99.918500Local25,000,000.000 24,979,625.00 24,979,625.0099.918500 0.00 1.82
99.918500Base 24,979,625.00 24,979,625.0099.918500 0.00 1.82

02 May 20181.7203785EE26 APPLE INC

99.851889Local25,000,000.000 24,962,972.22 24,962,972.2299.851889 0.00 1.82
99.851889Base 24,962,972.22 24,962,972.2299.851889 0.00 1.82

05 Jun 20182.104821UF56 ATLANTIC ASSET SECUR

99.620833Local25,000,000.000 24,905,208.33 24,905,208.3399.620833 0.00 1.82
99.620833Base 24,905,208.33 24,905,208.3399.620833 0.00 1.82

14 May 20181.8313738KEE3 CAN AST & CAN LTD JT

99.781417Local20,000,000.000 19,956,283.33 19,956,283.3399.781417 0.00 1.46
99.781417Base 19,956,283.33 19,956,283.3399.781417 0.00 1.46

11 Jun 20182.2215060YFB1 CEDAR SPRING CPTL CO

99.562167Local25,000,000.000 24,890,541.66 24,890,541.6699.562167 0.00 1.82
99.562167Base 24,890,541.66 24,890,541.6699.562167 0.00 1.82

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

03 May 20181.7116677KE33 CHEVRON CORP

99.848000Local25,000,000.000 24,962,000.00 24,962,000.0099.848000 0.00 1.82
99.848000Base 24,962,000.00 24,962,000.0099.848000 0.00 1.82

13 Apr 20181.5819121BDD8 COCA-COLA COMPANY

99.947333Local25,000,000.000 24,986,833.33 24,986,833.3399.947333 0.00 1.82
99.947333Base 24,986,833.33 24,986,833.3399.947333 0.00 1.82

25 Apr 20181.6219121BDR7 COCA-COLA COMPANY

99.892000Local33,000,000.000 32,964,360.00 32,964,360.0099.892000 0.00 2.40
99.892000Base 32,964,360.00 32,964,360.0099.892000 0.00 2.40

02 Apr 20181.7222599G006 CREDIT AGRICOLE REPO REPO

100.000000Local200,000,000.000 200,000,000.00 200,000,000.00100.000000 0.00 14.59
100.000000Base 200,000,000.00 200,000,000.00100.000000 0.00 14.59

30 Apr 20181.852284K1DW0 CROWN POINT CAP CO.

99.850972Local25,000,000.000 24,962,743.05 24,962,743.0599.850972 0.00 1.82
99.850972Base 24,962,743.05 24,962,743.0599.850972 0.00 1.82

17 Apr 20181.8623102VDH0 CUMMINS INC

99.917333Local15,000,000.000 14,987,600.00 14,987,600.0099.917333 0.00 1.09
99.917333Base 14,987,600.00 14,987,600.0099.917333 0.00 1.09

27 Apr 20181.632546R3DT8 DISNEY (WALT) CO THE

99.882278Local25,000,000.000 24,970,569.45 24,970,569.4599.882278 0.00 1.82
99.882278Base 24,970,569.45 24,970,569.4599.882278 0.00 1.82

02 Apr 20181.6330229BD20 EXXON MOBIL CORP

99.995472Local25,000,000.000 24,998,868.06 24,998,868.0699.995472 0.00 1.82
99.995472Base 24,998,868.06 24,998,868.0699.995472 0.00 1.82

07 May 20181.7130229BE78 EXXON MOBIL CORP

99.829000Local25,000,000.000 24,957,250.00 24,957,250.0099.829000 0.00 1.82
99.829000Base 24,957,250.00 24,957,250.0099.829000 0.00 1.82

02 May 20181.7230601WE21 FAIRWAY FINANCE CORP

99.851889Local20,000,000.000 19,970,377.78 19,970,377.7899.851889 0.00 1.46
99.851889Base 19,970,377.78 19,970,377.7899.851889 0.00 1.46

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

03 Apr 20181.7538346MD35 GOTHAM FDG CORP

99.990278Local14,000,000.000 13,998,638.89 13,998,638.8999.990278 0.00 1.02
99.990278Base 13,998,638.89 13,998,638.8999.990278 0.00 1.02

22 May 20182.038346MEN0 GOTHAM FDG CORP

99.716667Local25,000,000.000 24,929,166.67 24,929,166.6799.716667 0.00 1.82
99.716667Base 24,929,166.67 24,929,166.6799.716667 0.00 1.82

22 May 20182.040588MEN3 HALKIN FINANCE LLC USC

99.716667Local25,000,000.000 24,929,166.67 24,929,166.6799.716667 0.00 1.82
99.716667Base 24,929,166.67 24,929,166.6799.716667 0.00 1.82

04 Apr 20181.8345779QD45 INSTITUTIONAL SECURED

99.984750Local25,000,000.000 24,996,187.50 24,996,187.5099.984750 0.00 1.82
99.984750Base 24,996,187.50 24,996,187.5099.984750 0.00 1.82

17 May 20180.0148802TZF5 KELLS FDG LLC

99.747000Local25,000,000.000 24,936,750.00 24,936,750.0099.747000 0.00 1.82
99.747000Base 24,936,750.00 24,936,750.0099.747000 0.00 1.82

16 Apr 20181.7348803TFS8 KELLS FDG LLC

99.927917Local25,000,000.000 24,981,979.17 24,981,979.1799.927917 0.00 1.82
99.927917Base 24,981,979.17 24,981,979.1799.927917 0.00 1.82

02 May 20182.052952ME22 LEXINGTN PKR CAP CO LL

99.827778Local25,000,000.000 24,956,944.44 24,956,944.4499.827778 0.00 1.82
99.827778Base 24,956,944.44 24,956,944.4499.827778 0.00 1.82

07 May 20181.8453127UE71 LIBERTY FUNDING LLC

99.816000Local27,000,000.000 26,950,320.00 26,950,320.0099.816000 0.00 1.97
99.816000Base 26,950,320.00 26,950,320.0099.816000 0.00 1.97

09 Apr 20181.7260689GD94 MIZUHO BANK LTD

99.961778Local25,000,000.000 24,990,444.44 24,990,444.4499.961778 0.00 1.82
99.961778Base 24,990,444.44 24,990,444.4499.961778 0.00 1.82

11 Apr 20181.7562455BDB8 MOUNTCLIFF

99.951389Local20,000,000.000 19,990,277.78 19,990,277.7899.951389 0.00 1.46
99.951389Base 19,990,277.78 19,990,277.7899.951389 0.00 1.46

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 3



STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

01 May 20181.8462455BE19 MOUNTCLIFF

99.846667Local25,000,000.000 24,961,666.67 24,961,666.6799.846667 0.00 1.82
99.846667Base 24,961,666.67 24,961,666.6799.846667 0.00 1.82

22 May 20181.7964105HEN8 NESTLE CAP CORP

99.746417Local25,000,000.000 24,936,604.17 24,936,604.1799.746417 0.00 1.82
99.746417Base 24,936,604.17 24,936,604.1799.746417 0.00 1.82

07 May 20181.5566844DE73 NORTHWESTERN UNIVERS

99.845000Local30,000,000.000 29,953,500.00 29,953,500.0099.845000 0.00 2.18
99.845000Base 29,953,500.00 29,953,500.0099.845000 0.00 2.18

03 May 20181.8567983UE33 OLD LINE FUNDING LLC

99.835556Local25,000,000.000 24,958,888.89 24,958,888.8999.835556 0.00 1.82
99.835556Base 24,958,888.89 24,958,888.8999.835556 0.00 1.82

16 Apr 20181.7471344UDG1 PEPSICO INC

99.927500Local25,000,000.000 24,981,875.00 24,981,875.0099.927500 0.00 1.82
99.927500Base 24,981,875.00 24,981,875.0099.927500 0.00 1.82

21 May 20181.7571708FEM0 PFIZER INC

99.756945Local6,274,000.000 6,258,750.70 6,258,750.7099.756945 0.00 0.46
99.756945Base 6,258,750.70 6,258,750.7099.756945 0.00 0.46

24 Apr 20181.5974271UDQ0 PROCTOR GAMBLE AND CO

99.898417Local20,000,000.000 19,979,683.33 19,979,683.3399.898417 0.00 1.46
99.898417Base 19,979,683.33 19,979,683.3399.898417 0.00 1.46

30 Apr 20181.877119MDW4 ROCHE HOLDING INC

99.855000Local15,000,000.000 14,978,250.00 14,978,250.0099.855000 0.00 1.09
99.855000Base 14,978,250.00 14,978,250.0099.855000 0.00 1.09

16 Apr 20181.6778009BDG4 ROYAL BK OF CANADA

99.930417Local25,000,000.000 24,982,604.17 24,982,604.1799.930417 0.00 1.82
99.930417Base 24,982,604.17 24,982,604.1799.930417 0.00 1.82

04 Apr 20181.785520MD42 STARBIRD FDG. CORP

99.985833Local25,000,000.000 24,996,458.33 24,996,458.3399.985833 0.00 1.82
99.985833Base 24,996,458.33 24,996,458.3399.985833 0.00 1.82

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

06 Apr 20181.6188580DD68 3M CO

99.977639Local25,000,000.000 24,994,409.72 24,994,409.7299.977639 0.00 1.82
99.977639Base 24,994,409.72 24,994,409.7299.977639 0.00 1.82

10 May 20181.888602UEA4 THUNDER BAY FNDNG LLC

99.805000Local25,000,000.000 24,951,250.00 24,951,250.0099.805000 0.00 1.82
99.805000Base 24,951,250.00 24,951,250.0099.805000 0.00 1.82

14 May 20181.8488602UEE6 THUNDER BAY FNDNG LLC

99.780222Local25,000,000.000 24,945,055.56 24,945,055.5699.780222 0.00 1.82
99.780222Base 24,945,055.56 24,945,055.5699.780222 0.00 1.82

12 Apr 20181.36912796PA1 TREASURY BILL 04/18 0.00000

99.958444Local40,000,000.000 39,983,377.78 39,983,377.7899.958444 0.00 2.92
99.958444Base 39,983,377.78 39,983,377.7899.958444 0.00 2.92

10 May 20181.48912796PF0 TREASURY BILL 05/18 0.00000

99.839667Local5,000,000.000 4,991,983.33 4,991,983.3399.839667 0.00 0.36
99.839667Base 4,991,983.33 4,991,983.3399.839667 0.00 0.36

12 Apr 20181.21923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,386,620.480 2,386,620.48 2,386,620.48100.000000 0.00 0.17
100.000000Base 2,386,620.48 2,386,620.48100.000000 0.00 0.17

03 May 20181.5923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local7,187,598.940 7,187,598.94 7,187,598.94100.000000 0.00 0.52
100.000000Base 7,187,598.94 7,187,598.94100.000000 0.00 0.52

10 May 20181.8192646LEA4 VICTORY RECEIVABLES

99.803917Local20,000,000.000 19,960,783.33 19,960,783.3399.803917 0.00 1.46
99.803917Base 19,960,783.33 19,960,783.3399.803917 0.00 1.46

02 Apr 20181.75927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR

100.000000Local46,271,425.190 46,271,425.19 46,271,425.19100.000000 0.00 3.37
100.000000Base 46,271,425.19 46,271,425.19100.000000 0.00 3.37

02 Apr 20181.53930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local50,869,086.040 50,869,086.04 50,869,086.04100.000000 0.00 3.71
100.000000Base 50,869,086.04 50,869,086.04100.000000 0.00 3.71

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

02 Apr 20181.55979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.29
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.29

US DOLLAR  Total
1,341,988,730.650 Local 1,340,644,979.40 1,340,644,979.40 0.00 97.78

Base 1,340,644,979.40 1,340,644,979.40 0.00 97.78

Base1,341,988,730.650 1,340,644,979.40 1,340,644,979.40 0.00 97.78

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

03 May 20181.0037833AJ9 APPLE INC SR UNSECURED 05/18 1

99.970207Local5,000,000.000 4,998,510.34 4,998,510.3499.970207 0.00 0.36
99.970207Base 4,998,510.34 4,998,510.3499.970207 0.00 0.36

10 Aug 20181.253133EHUJ0 FEDERAL FARM CREDIT BANK BONDS 08/18 1.25

99.830200Local10,000,000.000 9,999,164.22 9,983,020.0099.991642 -16,144.22 0.73
99.830200Base 9,999,164.22 9,983,020.0099.991642 -16,144.22 0.73

20 Feb 20191.938014BAA7 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2018 1 A1

100.001770Local14,064,814.100 14,064,814.10 14,065,063.05100.000000 248.95 1.03
100.001770Base20,000,000.000Original Face: 14,064,814.10 14,065,063.05100.000000 248.95 1.03

20 Jul 20181.496328DAY0 WHEELS SPV LLC WHLS 2017 1A A1 144A

100.000370Local1,441,006.360 1,441,006.36 1,441,011.69100.000000 5.33 0.11
100.000370Base9,750,000.000Original Face: 1,441,006.36 1,441,011.69100.000000 5.33 0.11

US DOLLAR  Total
30,505,820.460 Local 30,503,495.02 30,487,605.08 -15,889.94 2.22

Base29,750,000.000Original Face: 30,503,495.02 30,487,605.08 -15,889.94 2.22

Base30,505,820.460 30,503,495.02 30,487,605.08 -15,889.94 2.22

FIXED INCOME Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

29,750,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

April 12, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,371,148,474.44Base1,372,494,551.130
FUND Total

1,371,132,584.50 -15,889.94 100.00
Original Face: 29,750,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: April 12, 2018

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: March 31, 2018

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

0.020 0.02 0.000.00Local 0.02 0.00

CASH

0.000.02 0.000.000.02Base 0.00

1,341,988,730.650 1,340,644,979.40 0.000.00Local 1,340,644,979.40 97.78

CASH EQUIVALENT

0.001,340,644,979.40 0.000.001,340,644,979.40Base 97.78

30,505,820.460 30,487,605.08 -15,889.94-15,889.94Local 30,503,495.02 2.22

FIXED INCOME

29,750,000.000 -15,889.9430,487,605.08 -15,889.940.0030,503,495.02BaseOriginal Face: 2.22

US DOLLAR  Total
1,372,494,551.130 1,371,148,474.44 1,371,132,584.50 -15,889.94-15,889.94Local 100.00

0.00-15,889.9429,750,000.000 1,371,148,474.44 1,371,132,584.50 -15,889.94BaseOriginal Face: 100.00

0.00-15,889.941,372,494,551.130 1,371,148,474.44 1,371,132,584.50 -15,889.94

FUND Total
Base 100.00

29,750,000.000Original Face:

Prepared by State StreetPage 9 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2018 April 12, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

0.020 0.02 0.02 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
0.020 0.02 0.02 0.000.00 0.000.00

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2018 April 12, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,341,988,730.650 1,340,644,979.40 1,340,644,979.40 97.78 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
1,341,988,730.650 1,340,644,979.40 1,340,644,979.40 0.0097.78 0.000.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2018 April 12, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

30,505,820.460 30,503,495.02 30,487,605.08 2.22 -15,889.94 0.00 -15,889.94
US DOLLAR

FIXED INCOME Total
30,505,820.460 30,503,495.02 30,487,605.08 -15,889.942.22 -15,889.940.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2018 April 12, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,372,494,551.130 1,371,148,474.44 1,371,132,584.50 100.00 -15,889.94 0.00 -15,889.94

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2018 April 12, 2018

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
0.020 0.02 0.02 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,341,988,730.650 1,340,644,979.40 1,340,644,979.40 97.78 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
30,505,820.460 30,503,495.02 30,487,605.08 2.22 -15,889.94 0.00 -15,889.94

254.28
-16,144.22

0.00
0.00

254.28
-16,144.22

GN GN GN
LS LS LS

Original Face: 29,750,000.000

FUND Total
1,372,494,551.130 1,371,148,474.44 1,371,132,584.50 100.00 -15,889.94 0.00 -15,889.940.000

0.00-16,144.22 LS
GN254.28 0.00 254.28

-16,144.22
GN GN
LS LS

29,750,000.000Original Face:

Page 14 Books Closed Prepared by State Street


	Holdings Detail
	ATZF ST OF AZ POOL 5 LGIP
	CASH
	US DOLLAR

	CASH EQUIVALENT
	US DOLLAR

	FIXED INCOME
	US DOLLAR



	Currency Summary
	ATZF ST OF AZ POOL 5 LGIP
	US DOLLAR


	Asset Summary
	ATZF ST OF AZ POOL 5 LGIP
	CASH
	CASH EQUIVALENT
	FIXED INCOME


	Fund Summary
	ATZF ST OF AZ POOL 5 LGIP
	CASH
	CASH EQUIVALENT
	FIXED INCOME



